Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
7,465,330.880 Local 1.000000 7,465,330.88 1.000000 7,465,330.88 0.00 0.55
Base 1.000000 7,465,330.88 1.000000 7,465,330.88 0.00 0.55
US DOLLAR Total
7,465,330.880 Local 7,465,330.88 7,465,330.88 0.00 0.55
Base 7,465,330.88 7,465,330.88 0.00 0.55
CASH Total
7,465,330.880 Base 7,465,330.88 7,465,330.88 0.00 0.55
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
03785EJD7 APPLE INC 2.07 13 Sep 2018
10,000,000.000 Local 99.574500 9,957,450.00 99.574500 9,957,450.00 0.00 0.73
Base 99.574500 9,957,450.00 99.574500 9,957,450.00 0.00 0.73
04821UJ60 ATLANTIC ASSET SECUR 2.27 06 Sep 2018
25,000,000.000 Local 99.577528 24,894,381.94 99.577528 24,894,381.94 0.00 1.83
Base 99.577528 24,894,381.94 99.577528 24,894,381.94 0.00 1.83
06370RAP4 BANK OF MONTREAL- 2.1 15 Aug 2018
20,000,000.000 Local 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.47
Base 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.47
14912EJE8 CATERPLR FIN SRV CO. 2.28 14 Sep 2018
20,000,000.000 Local 99.525000 19,905,000.00 99.525000 19,905,000.00 0.00 1.47
Base 99.525000 19,905,000.00 99.525000 19,905,000.00 0.00 1.47
15060YGH7 CEDAR SPRING CPTL CO 2.1 17 Jul 2018
25,000,000.000 Local 99.906667 24,976,666.67 99.906667 24,976,666.67 0.00 1.84
Base 99.906667 24,976,666.67 99.906667 24,976,666.67 0.00 1.84
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
15060YHD5 CEDAR SPRING CPTL CO 212 13 Aug 2018
25,300,000.000 Local 99.746778 25,235,934.77 99.746778 25,235,934.77 0.00 1.86
Base 99.746778 25,235,934.77 99.746778 25,235,934.77 0.00 1.86
16677KG23 CHEVRON CORP 1.9 02 Jul 2018
25,000,000.000 Local 99.994722 24,998,680.56 99.994722 24,998,680.56 0.00 1.84
Base 99.994722 24,998,680.56 99.994722 24,998,680.56 0.00 1.84
19121BJD2 COCA-COLA COMPANY 2.08 13 Sep 2018
10,000,000.000 Local 99.572444 9,957,244 .44 99.572444 9,957,244 .44 0.00 0.73
Base 99.572444 9,957,244 .44 99.572444 9,957,244 .44 0.00 0.73
2063C1GJ3 CONCORD MIN CPTL CO 21 18 Jul 2018
25,000,000.000 Local 99.900833 24,975,208.33 99.900833 24,975,208.33 0.00 1.84
Base 99.900833 24,975,208.33 99.900833 24,975,208.33 0.00 1.84
2063C1GQ7 CONCORD MIN CPTL CO 2.35 24 Jul 2018
25,000,000.000 Local 99.849861 24,962,465.28 99.849861 24,962,465.28 0.00 1.84
Base 99.849861 24,962,465.28 99.849861 24,962,465.28 0.00 1.84
22599G006 CREDIT AGRICOLE REPO REPO 2.08 02 Jul 2018
50,000,000.000 Local 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 3.68
Base 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 3.68
2284K1G98 CROWN POINT CAP CO. 23 09 Jul 2018
25,000,000.000 Local 99.948889 24,987,222.22 99.948889 24,987,222.22 0.00 1.84
Base 99.948889 24,987,222.22 99.948889 24,987,222.22 0.00 1.84
2284K1HLO CROWN POINT CAP CO. 2.3 20 Aug 2018
25,000,000.000 Local 99.680556 24,920,138.89 99.680556 24,920,138.89 0.00 1.83
Base 99.680556 24,920,138.89 99.680556 24,920,138.89 0.00 1.83
23102vVGQ7 CUMMINS INC 2.02 24 Jul 2018
20,000,000.000 Local 99.870944 19,974,188.89 99.870944 19,974,188.89 0.00 1.47
Base 99.870944 19,974,188.89 99.870944 19,974,188.89 0.00 1.47
23102VGW4 CUMMINS INC 2.05 30 Jul 2018
18,000,000.000 Local 99.834861 17,970,275.00 99.834861 17,970,275.00 0.00 1.32
Base 99.834861 17,970,275.00 99.834861 17,970,275.00 0.00 1.32
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
30229BHG5 EXXON MOBIL CORP 1.97 16 Aug 2018
25,000,000.000 Local 99.748278 24,937,069.44 99.748278 24,937,069.44 0.00 1.84
Base 99.748278 24,937,069.44 99.748278 24,937,069.44 0.00 1.84
30601WJ75 FAIRWAY FINANCE CORP 2.24 07 Sep 2018
10,000,000.000 Local 99.576889 9,957,688.89 99.576889 9,957,688.89 0.00 0.73
Base 99.576889 9,957,688.89 99.576889 9,957,688.89 0.00 0.73
30601WJA8 FAIRWAY FINANCE CORP 2.24 10 Sep 2018
31,000,000.000 Local 99.558222 30,863,048.88 99.558222 30,863,048.88 0.00 227
Base 99.558222 30,863,048.88 99.558222 30,863,048.88 0.00 227
36955EGA0 GEN DYNAMICS CORP 1.95 10 Jul 2018
5,000,000.000 Local 99.951250 4,997,562.50 99.951250 4,997,562.50 0.00 0.37
Base 99.951250 4,997,562.50 99.951250 4,997,562.50 0.00 0.37
36955EHM3 GEN DYNAMICS CORP 21 21 Aug 2018
25,000,000.000 Local 99.702500 24,925,625.00 99.702500 24,925,625.00 0.00 1.83
Base 99.702500 24,925,625.00 99.702500 24,925,625.00 0.00 1.83
38346MGX6 GOTHAM FDG CORP 2.28 31 Jul 2018
25,000,000.000 Local 99.810000 24,952,500.00 99.810000 24,952,500.00 0.00 1.84
Base 99.810000 24,952,500.00 99.810000 24,952,500.00 0.00 1.84
38346MHW7 GOTHAM FDG CORP 2.24 30 Aug 2018
10,000,000.000  Local 99.626667 9,962,666.66 99.626667 9,962,666.66 0.00 0.73
Base 99.626667 9,962,666.66 99.626667 9,962,666.66 0.00 0.73
40588MG50 HALKIN FINANCE LLC USC 1.98 05 Jul 2018
25,000,000.000 Local 99.978000 24,994,500.00 99.978000 24,994,500.00 0.00 1.84
Base 99.978000 24,994,500.00 99.978000 24,994,500.00 0.00 1.84
40588MHEO HALKIN FINANCE LLC USC 2.32 14 Aug 2018
25,000,000.000 Local 99.716444 24,929,111.11 99.716444 24,929,111.11 0.00 1.83
Base 99.716444 24,929,111.11 99.716444 24,929,111.11 0.00 1.83
45113VGB0 IBM CREDIT LLC 2.06 11 Jul 2018
25,000,000.000 Local 99.942778 24,985,694.44 99.942778 24,985,694.44 0.00 1.84
Base 99.942778 24,985,694.44 99.942778 24,985,694.44 0.00 1.84
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
45779QGD2 INSTITUTIONAL SECURED 2.1 13 Jul 2018
20,000,000.000 Local 99.929667 19,985,933.33 99.929667 19,985,933.33 0.00 1.47
Base 99.929667 19,985,933.33 99.929667 19,985,933.33 0.00 1.47
45779QHD1 INSTITUTIONAL SECURED 2.2 13 Aug 2018
25,000,000.000 Local 99.737222 24,934,305.55 99.737222 24,934,305.55 0.00 1.84
Base 99.737222 24,934,305.55 99.737222 24,934,305.55 0.00 1.84
45779QHV1 INSTITUTIONAL SECURED 23 29 Aug 2018
5,200,000.000 Local 99.623056 5,180,398.89 99.623056 5,180,398.89 0.00 0.38
Base 99.623056 5,180,398.89 99.623056 5,180,398.89 0.00 0.38
52952MG61 LEXINGTN PKR CAP CO LL 2.08 06 Jul 2018
15,000,000.000  Local 99.971111 14,995,666.67 99.971111 14,995,666.67 0.00 1.10
Base 99.971111 14,995,666.67 99.971111 14,995,666.67 0.00 1.10
52952MG95 LEXINGTN PKR CAP CO LL 2.15 09 Jul 2018
25,000,000.000 Local 99.952222 24,988,055.55 99.952222 24,988,055.55 0.00 1.84
Base 99.952222 24,988,055.55 99.952222 24,988,055.55 0.00 1.84
52952MHD5 LEXINGTN PKR CAP CO LL 2.12 13 Aug 2018
10,000,000.000  Local 99.746778 9,974,677.77 99.746778 9,974,677.77 0.00 0.73
Base 99.746778 9,974,677.77 99.746778 9,974,677.77 0.00 0.73
53127UH11 LIBERTY FUNDING LLC 2.28 01 Aug 2018
15,500,000.000 Local 99.803667 15,469,568.33 99.803667 15,469,568.33 0.00 1.14
Base 99.803667 15,469,568.33 99.803667 15,469,568.33 0.00 1.14
56274MH62 MANHATTAN ASSET FDG. 2.14 06 Aug 2018
25,000,000.000 Local 99.786000 24,946,500.00 99.786000 24,946,500.00 0.00 1.84
Base 99.786000 24,946,500.00 99.786000 24,946,500.00 0.00 1.84
62455BG25 MOUNTCLIFF 2.1 02 Jul 2018
20,000,000.000 Local 99.994167 19,998,833.33 99.994167 19,998,833.33 0.00 1.47
Base 99.994167 19,998,833.33 99.994167 19,998,833.33 0.00 1.47
62455BJ63 MOUNTCLIFF 2.33 06 Sep 2018
25,000,000.000 Local 99.566361 24,891,590.28 99.566361 24,891,590.28 0.00 1.83
Base 99.566361 24,891,590.28 99.566361 24,891,590.28 0.00 1.83
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
63763QG92 NATIONAL SECS CLEARING 1.95 09 Jul 2018
10,000,000.000  Local 99.956667 9,995,666.67 99.956667 9,995,666.67 0.00 0.74
Base 99.956667 9,995,666.67 99.956667 9,995,666.67 0.00 0.74
63763QJH1 NATIONAL SECS CLEARING 2.2 17 Sep 2018
10,000,000.000 Local 99.523333 9,952,333.34 99.523333 9,952,333.34 0.00 0.73
Base 99.523333 9,952,333.34 99.523333 9,952,333.34 0.00 0.73
66844DHV7 NORTHWESTERN UNIVERS 2.1 29 Aug 2018
30,000,000.000 Local 99.655833 29,896,750.00 99.655833 29,896,750.00 0.00 2.20
Base 99.655833 29,896,750.00 99.655833 29,896,750.00 0.00 2.20
67983UGRS8 OLD LINE FUNDING LLC 2.24 25 Jul 2018
25,000,000.000 Local 99.850667 24,962,666.67 99.850667 24,962,666.67 0.00 1.84
Base 99.850667 24,962,666.67 99.850667 24,962,666.67 0.00 1.84
82124MH29 SHEFFIELD RECEIVABLE 2.27 02 Aug 2018
25,000,000.000 Local 99.798222 24,949,555.56 99.798222 24,949,555.56 0.00 1.84
Base 99.798222 24,949,555.56 99.798222 24,949,555.56 0.00 1.84
88602UJA9 THUNDER BAY FNDNG LLC 2.25 10 Sep 2018
9,750,000.000 Local 99.556250 9,706,734.38 99.556250 9,706,734.38 0.00 0.71
Base 99.556250 9,706,734.38 99.556250 9,706,734.38 0.00 0.71
90477EG24 UNILEVER CAPITAL CRP 1.95 02 Jul 2018
5,040,000.000 Local 99.994583 5,039,727.00 99.994583 5,039,727.00 0.00 0.37
Base 99.994583 5,039,727.00 99.994583 5,039,727.00 0.00 0.37
9113A3G24 UNITED PARCEL SERVIC 1.82 02 Jul 2018
25,000,000.000 Local 99.994944 24,998,736.11 99.994944 24,998,736.11 0.00 1.84
Base 99.994944 24,998,736.11 99.994944 24,998,736.11 0.00 1.84
921FRKO000 BMO TRIPARTY MTGE CLAS/ISIT/RTRP MATU//20121224 1.88 03 Jul 2018
100,000,000.000  Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.36
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.36
92646LG20 VICTORY RECEIVABLES 2.0 02 Jul 2018
25,000,000.000 Local 99.994444 24,998,611.11 99.994444 24,998,611.11 0.00 1.84
Base 99.994444 24,998,611.11 99.994444 24,998,611.11 0.00 1.84
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
92646LHD5 VICTORY RECEIVABLES 2.24 13 Aug 2018
20,000,000.000 Local 99.732444 19,946,488.89 99.732444 19,946,488.89 0.00 1.47
Base 99.732444 19,946,488.89 99.732444 19,946,488.89 0.00 1.47
927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR 21 02 Jul 2018
123,351,514.830 Local 100.000000 123,351,514.83 100.000000 123,351,514.83 0.00 9.08
Base 100.000000 123,351,514.83 100.000000 123,351,514.83 0.00 9.08
93114FGG3 WAL-MART STORES INC 2.0 16 Jul 2018
25,000,000.000 Local 99.916667 24,979,166.67 99.916667 24,979,166.67 0.00 1.84
Base 99.916667 24,979,166.67 99.916667 24,979,166.67 0.00 1.84
96327SGR7 WHEELS INC 22 25 Jul 2018
25,000,000.000 Local 99.853333 24,963,333.33 99.853333 24,963,333.33 0.00 1.84
Base 99.853333 24,963,333.33 99.853333 24,963,333.33 0.00 1.84
979QRC005 BANK OF AMERICA REPO 1.8 02 Jul 2018
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.36
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.36
US DOLLAR Total
1,298,141,514.830  Local 1,296,327,138.17 1,296,327,138.17 0.00 95.41
Base 1,296,327,138.17 1,296,327,138.17 0.00 95.41
CASH EQUIVALENT Total
1,298,141,514.830 Base 1,296,327,138.17 1,296,327,138.17 0.00 95.41
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
14314XAA7 CARMAX AUTO OWNER TRUST CARMX 2018 2 A1 2.3 15 May 2019
6,467,722.830 Local 100.000000 6,467,722.83 100.002420 6,467,879.35 156.52 0.48
Original Face: 9,000,000.000 Base 100.000000 6,467,722.83 100.002420 6,467,879.35 156.52 0.48
24704AAA4 DELL EQUIPMENT FINANCE TRUST DEFT 2018 1 A1 144A 245 24 Jun 2019
4,500,000.000 Local 100.000000 4,500,000.00 100.000000 4,500,000.00 0.00 0.33
Original Face: 4,500,000.000 Base 100.000000 4,500,000.00 100.000000 4,500,000.00 0.00 0.33
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
3133EHUJO FEDERAL FARM CREDIT BANK BONDS 08/18 1.25 1.25 10 Aug 2018
10,000,000.000  Local 99.997448 9,999,744.80 99.997448 9,999,744.80 0.00 0.74
Base 99.997448 9,999,744.80 99.997448 9,999,744.80 0.00 0.74
38014BAA7 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2018 1 A1 1.9 20 Feb 2019
5,523,650.260 Local 100.000000 5,523,650.26 100.000730 5,523,690.58 40.32 0.41
Original Face: 20,000,000.000 Base 100.000000 5,523,650.26 100.000730 5,523,690.58 40.32 0.41
45905U7K4 INTL BK RECON + DEVELOP SR UNSECURED 05/19 VAR 2.16 10 May 2019
25,000,000.000 Local 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 1.84
Base 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 1.84
98162QAA8 WORLD OMNI AUTO RECEIVABLES TR WOART 2018 B A1 2.25 15 Apr 2019
3,350,441.920 Local 100.000000 3,350,441.92 100.001860 3,350,504.24 62.32 0.25
Base 100.000000 3,350,441.92 100.001860 3,350,504.24 62.32 0.25
US DOLLAR Total
54,841,815.010  Local 54,841,559.81 54,841,818.97 259.16 4.04
Original Face: 33,500,000.000 Base 54,841,559.81 54,841,818.97 259.16 4.04
FIXED INCOME Total
54,841,815.010 Base 54,841,559.81 54,841,818.97 259.16 4.04

Original Face:

33,500,000.000
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: June 30, 2018 View Date: July 9, 2018

Base Currency: USD - US DOLLAR

Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
1,358,634,288.02 100.00

1,360,448,660.720 Base
Original Face: 33,500,000.000

1,358,634,028.86
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Holdings
Currency Summary

Asof:  June 30, 2018

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

View Date:

ATZF
July 9, 2018

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
7,465,330.880 Local 7,465,330.88 7,465,330.88 0.55 0.00 0.00
Base 7,465,330.88 7,465,330.88 0.55 0.00 0.00 0.00
CASH EQUIVALENT
1,298,141,514.830  Local 1,296,327,138.17 1,296,327,138.17 95.41 0.00 0.00
Base 1,296,327,138.17 1,296,327,138.17 95.41 0.00 0.00 0.00
FIXED INCOME
54,841,815.010 Local 54,841,559.81 54,841,818.97 4.04 259.16 259.16
Original Face: 33,500,000.000 Base 54,841,559.81 54,841,818.97 4.04 259.16 0.00 259.16
US DOLLAR Total
1,360,448,660.720  Local 1,358,634,028.86 1,358,634,288.02 100.00 259.16 259.16
Original Face: 33,500,000.000 Base 1,358,634,028.86 1,358,634,288.02 100.00 259.16 0.00 259.16
FUND Total
1,360,448,660.720 Base 1,358,634,028.86 1,358,634,288.02 100.00 259.16 0.00 259.16

Original Face:

33,500,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
7,465,330.880 7,465,330.88 7,465,330.88 0.55 0.00 0.00 0.00
CASH Total
7,465,330.880 7,465,330.88 7,465,330.88 0.55 0.00 0.00 0.00
Page 10 Books Closed
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary NS STATE STREET
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,298,141,514.830 1,296,327,138.17 1,296,327,138.17 95.41 0.00 0.00 0.00
CASH EQUIVALENT Total
1,298,141,514.830 1,296,327,138.17 1,296,327,138.17 95.41 0.00 0.00 0.00
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary NS STATE STREET
As of: June 30, 2018 View Date: July 9, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
54,841,815.010 54,841,559.81 54,841,818.97 4.04 259.16 0.00 259.16
FIXED INCOME Total
54,841,815.010 54,841,559.81 54,841,818.97 4.04 259.16 0.00 259.16
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,360,448,660.720 1,358,634,028.86 1,358,634,288.02 100.00 259.16 0.00 259.16
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Holdings ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
Fund Summary FUND: ATZF ST ATE STREET.
As of: June 30, 2018 View Date: July 9, 2018

Base Currency: USD - US DOLLAR

Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
7,465,330.880 7,465,330.88 7,465,330.88 0.55 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,298,141,514.830 1,296,327,138.17 1,296,327,138.17 95.41 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
54,841,815.010 54,841,559.81 54,841,818.97 4.04 259.16 0.00 259.16
259.16 GN 0.00 GN 259.16 GN
0.00 LS 0.00 LS 0.00 LS
Original Face: 33,500,000.000
FUND Total
0.000 1,360,448,660.720 1,358,634,028.86 1,358,634,288.02 100.00 259.16 0.00 259.16
259.16 GN 0.00 GN 259.16 GN
0.00 LS 0.00 LS 0.00 LS
Original Face: 33,500,000.000
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